Lampiran 1

2010 | 0,424 0,033 0 0 101,48 | 0,0056 62
1 | Garuda Tujuh Buana. Tbk GTBO 2011 | 0,295 0,231 0 0 131,03 | 0,3303 580
2012 | 0,222 1,171 376,8 0 507,79 | 0,6718 | 3.900

0 359,21 | -0,0892

2010 | 0,637 0,089 0 80 881,82 | 0,2210 | 18.000
3 Bayan Resources, Thk BYAN 2011 | 0,553 0,142 0 200 1.929,46 0,3776 | 18.000
2012 | 0,629 0,039 164,2 0 2.053,01 | 0,0847 | 8.450

1.655,87

2010 | 0,227 0,002 0 0 138,21 | 10,0022 71
5 | Darma Henwa, Thk DEWA 2011 | 0,378 | -0,067 0 0 130,2 | -0,1080 78
2012 1 0,284 | -0,124 -18,15 0 121,05 | -0,1984 50
2013 ] 0,393 [ -0,233 -29,02 0 124,7 | -0,3147 50

2010 | 0,418 0,151 0 50 306,84 | 0,3435 | 3.700
Resources Alam Indonesia,
7 | Tbk KKGI 2011 | 0,328 0,223 0 250 657,15 | 0,5507 | 6.450
2012 | 0,294 0,11 228,1 75 708,8 | 0,3991 | 2.475
2013 | 0,309 0,089 211,9 100 900,01 | 0,2960 | 2.050

2010 | 1,294 0,941 0 0 -0,53 [ 2,4233 388
9 | Samarinda Resources, Thk MYOH 2011 | 0,577 0 0 0 121,87 0,0013 388
2012 | 0,79 0,019 19,28 0 1446 | 0,0432 | 1.349
2013 | 0,569 0,015 78,62 25 354,55 | 0,0314 840




2010 | 0,29 0,189 871,9 | 5231 2.763,18 | 10,2825 | 22.950

11 [ Tambang Batubara PTBA 2011 | 0,332 0,266 1339 [ 803,9 3.543,63 | 0,3460 | 17.350
Bukit Asam (Persero) 2012 | 0,332 0,251 1259 | 720,8 3.691,27 | 0,3068 | 15.100

2013 | 0,353 0,165 792,6 462 3.277,40 { 0,2512 | 10.200

2010 ) 1,838 [ -0,109 0 0 -160,2 | -0,2747 67
13 [ Golden Eagle Energy, Thk SMMT 2011 ] 2,998 [ -0,055 0 0 -220,35 | -0,1894 649
2012 | 0,068 0,596 15,89 0 495,57 [ 0,0861 649
2013 | 0,259 0,55 18,69 0 515,81 | 0,0985 [ 3.625
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Lampiran 2

Descriptive Statistics

Mean Std. Deviation N
Harga Saham 2.98610E1 75.135975 52
DAR .66229 .600223 52
NPM .11033 .248062 52
EPS 2.27583E2 1071.213565 52
DPS 2.32145E2 576.881783 52
BVPS 2.18234E2 282.590546 52
ROI 1.15525E1 19.360622 52
Correlations

Harga_Saham| DAR | NPM | EPS | DPS | BVPS | ROI

Pearson Harga_Saham 1.000] -.206| .450] -.021| -.085 .287| .154

Correlation g -206| 1.000| -.131| .103| .331| -244| 352

NPM .450] -.131| 1.000| .000| .111 152 .612

EPS -.021| .103| .000{ 1.000| -.036| -.022| -.092

DPS -.085| .331| .111| -.036| 1.000f -.263| .634

BVPS .287| -.244| .152| -.022| -.263| 1.000 -.028

ROI 154 .352| .612| -.092| .634| -.028| 1.000

Sig. (1-tailed) Harga_Saham | .071] .000| .442| 274 .020| .137

DAR 071 J .177] .233| .008 .041] .005

NPM .000| .177 | .499] .216 .141] .000

EPS 4421 .233] .499 .| .400 438 .259

DPS 2741 .008] .216| .400 . .030{ .000

BVPS .020| .041| .141| .438| .030 | 421

ROI .137| .005| .000| .259| .000 421 .

N Harga_Saham 52 52 52 52 52 52 52

DAR 52 52 52 52 52 52 52

NPM 52 52 52 52 52 52 52

EPS 52 52 52 52 52 52 52

DPS 52 52 52 52 52 52 52

BVPS 52 52 52 52 52 52 52

ROI 52 52 52 52 52 52 52

Variables Entered/Removed®
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Model Variables Entered

Variables
Removed

Method

1 ROI, BVPS, EPS,
DAR, DPS, NPM?

.|Enter

a. All requested variables ent

ered.

b. Dependent Variable: Harga_Saham

One-Sample Kolmogorov-Smirnov Test

Unstandardized
Residual

N 52
Normal Parameters?® Mean .0000000

Std. Deviation 64.26396440
Most Extreme Differences Absolute .159

Positive .159

Negative -.126
Kolmogorov-Smirnov Z 1.146
Asymp. Sig. (2-tailed) 144
a. Test distribution is Normal.

Model Summary®
Std. Error Change Statistics
R |Adjusted R of the R Square F Sig. F Durbin-
Model] R [Square| Square Estimate Change |Change| dfl | df2 | Change | Watson
1 5183 .268 .171] 68.414214 .268| 2.752 6 45 .023 2.103
a. Predictors: (Constant), ROI, BVPS, EPS,
DAR, DPS, NPM
b. Dependent Variable:
Harga Saham
ANOVAP
Model Sum of Squares df Mean Square F Sig.
1 Regression 77293.441 6 12882.240 2.752 .0232
Residual 210622.713 45 4680.505
Total 287916.154 51

a. Predictors: (Constant), ROI, BVPS, EPS, DAR, DPS, NPM

b. Dependent Variable: Harga_Saham

Coefficients?
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Unstandardized |Standardized Collinearity
Coefficients Coefficients Correlations Statistics
Std. Zero- |Partia Toleran
Model B Error Beta t Sig. | order I Part ce VIF
1 (Constant) | 11.587| 18.786 617| .540
DAR -5.620| 20.206 -.045| -.278| .782| -.206| -.041| -.035 .624] 1.603
NPM 151.039| 62.520 499] 2.416| .020 .450] .339| .308 .382| 2.621
EPS -.002 .009 -.024] -.183| .856( -.021| -.027| -.023 .939] 1.065
DPS .002 .025 .015| .079| .937| -.085 .012| .010 .434] 2.306
BVPS .053 .037 .200| 1.448| .154 .287| .211] .185 .856] 1.169
ROI -.548| 1.053 -.141] -.520| .605 .154] -.077| -.066 .221] 4.530
a. Dependent Variable: Harga_Saham
Coefficient Correlations?
Model ROI BVPS EPS DAR DPS NPM
1 Correlations ROI 1.000 -.161 212 -.500 -.685 -.768]
BVPS -.161 1.000 -.018 .200 273 .020
EPS 212 -.018 1.000 -.208 -.088 -.180
DAR -.500 .200 -.208 1.000 146 .469]
DPS -.685 273 -.088 .146 1.000 434
NPM -.768 .020 -.180 .469 434 1.000
Covariances ROI 1.109 -.006 .002 -10.643 -.018| -50.556
BVPS -.006 .001( -6.126E-6 .148 .000 .046
EPS .002 -6.126E-6[ 8.519E-5 -.039|-2.054E-5 -.104
DAR -10.643 .148 -.039 408.266 .074| 592.674
DPS -.018 .000[ -2.054E-5 .074 .001 .684
NPM -50.556 .046 -.104 592.674 .684| 3.909E3
a. Dependent Variable: Harga_Saham
Collinearity Diagnostics®
Condition Variance Proportions
Model Dimension |Eigenvalue| Index [ (Constant)| DAR NPM EPS DPS | BVPS | ROI
1 1 3.307 1.000 .02 .02 .01 .00 .01 .02 .01
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2 1.180 1.674 .02 .00 .00 19 .08 A2 .02

3 1.003 1.816 .00 .03 .07 31 .04 .10 .00}

4 .818 2.011 .03 .04 14 .40 .00 .02 .01

5 .396 2.888 .02 .16 .06 .04 31 41 .00}

6 212 3.953 .57 22 .05 .01 A1 22 .13

7 .084 6.273 .35 .52 .66 .05 A4 A1 .83
a. Dependent Variable: Harga_Saham

Residuals Statistics?
Minimum Maximum Mean Std. Deviation

Predicted Value -2.91679E1| 1.82309E2| 2.98610E1l 38.930164 52
Std. Predicted Value -1.516 3.916 .000 1.000 52
Standard Error of Predicted 11.817 59.601 22.590 11.051 52
Adjusted Predicted Value -1.56740E2 2.93783E2| 2.81534E1 52.858273 52
Residual -1.685285E2| 2.437639E2 .000000 64.263964 52
Std. Residual -2.463 3.563 .000 .939 52
Stud. Residual -3.175 3.668 .008 1.064 52
Deleted Residual -2.800025E2| 2.582996E2| 1.707517EOQ 85.436807 52
Stud. Deleted Residual -3.564 4.332 .021 1.153 52
Mabhal. Distance 541 37.726 5.885 7.371 52
Cook's Distance .000 .953 .060 .175 52
Centered Leverage Value .011 .740 115 .145 52

a. Dependent Variable: Harga_Saham

Charts
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Regression Studentized Residual

Scatterplot

Dependent Variable: Harga_Saham
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Regression Standardized Predicted Value
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